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Transaction Performance Analytics 

1 AGGREGATE PORTFOLIO PERFORMANCE DATA 

Money Shoppe 
PREPAYMENT ANALYSIS 

1 Effect of Credit Grade on Prepayments 



in 



Fixed Rate Loans 



A Loans 



C Loans 



1995 Loans 




1996 Loans ^ ll & 



30 













i i i i i i i i i i i i i i \ 







0 3 6 9 12 15 18 21 24 27 30 33 36 39 42 45 48 

Month 



t~lC*. &A 



1997 Loans 



117 



25 
20 
g 15 
<-> 10 




i 1 r 



i 1 1 1 1 1 1 1 1 r 



0 3 6 9 12 15 18 21 24 27 30 33 36 39 42 45 48 

Month 



ARM Loans 



A Loans 



C Loans 



1ZO 



1995 Loans 




1996 Loans 



30 

















I 1 I 1 1 1 1 1 I I I 1 1 } 1 1 



0 3 6 9 12 15 18 21 24 27 30 33 36 39 42 45 48 

Month 



|9<?7 Loo-ns 



25 




0 3 6 9 12 15 18 21 24 27 30 33 36 39 42 45 48 

Month 



File Downloads 




■EH 





Credit Loss Analysis 



Fixed Cumulative Losses 




"1 997 C 

'1 996 C 
1 995 C 
•1 997 0 
"1 996 B 
1995 B 
■1 997 A 
'1996 A 
1995 A 



Loans 
Loans 
Loans 
Loans 
Loans 
Loans 
Loans 
Loans 
Loans 



ARMS Cumuative Losses 




•1997 C 
-1996 C 
1 995 C 
■ 1 997 B 
-1996 B 
-1995 B 
-1997 A 
-1996 A 
-1995 A 



Loans 
Loans 
Loans 
Loans 
Loans 
Loans 
Loans 
Loans 
Loans 



File Downloads 




Transaction Performance Analytics 



Trust 


Issue Date 


Original 
Certificate 
Balance 


Collateral 


Type of Credit 
Enhancement 


The Money Shoppe 97-2 


6/27/1997 


75,000,000 


Home Equity 
Loans 


Reserve Account/ 
Insurance 


Monthly Analyses 


134 









Collateral Description j£| ^i'^is^l^lte^f^e^ll 



[Collateral Description ] [Collateral Prepayments] [Delinquency Analysis] fLoss .Analysis] rTrigger Testing] [Monthly Loan Level Data] [Certificate Holders 
Statement! fAIl Data] 



Static Reports 

j Prospectus j5| >| S^baa^ jr;^legi£ ' j 

[Prospectus] [Pooling and Servicing Agreement] 



Class 


Coupon 


Pricing 
Spread 


Original 
Par 


Current 
Par 


Pool 
Factor 


Bond 
Type 


Stated 
Maturity 


Original 
Rating 


Current 
Rating 


A-l 


5.60 


120 


40m* 


1 7m 


0.425 


SP 


6/1/2003 


AAA 


AAA 


A-2 


5.90 


150 


60m 


60m 


1.000 


SP 


6/1/2008 


AAA 


AAA 
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^ Trust and Related Services 

^ Structured Finance 
Investor Reporting 

► Trustee Reporting 

w Performance Analytics 
My Portfolio 
► Advanced Search 

► FAQs 

► Modify Mv Profile 

► Change Mv Password 



Chaso Homo | Srfo Directory | Contact Us | Privacy Policy I Terms & Conditions 



Personal 



Small! Business 



Structured Finance Investor Reporting 

Performance Analytics Deal Links 

El This deal is already in your portfolio. 



Commercial Mortgage-Backed Securities 

Merril Lynch Mortgage Securities, Series 1998-C1 



Quick Search 



[ Search ] 

Advanced Search Options 



FAQs 



Remove From My Portfolio 



Use these links to go directly to the home page of the Issuer/Depositor. Underwriter. Servicer, Special Servicer 
Trustee, or Rating Agency for this deal. The Chase Manhattan Bank is not responsible for the content, security, or 
timeliness of external web sites. 



Issuer/Depositor 



Underwriter 



Co-Underwriter 



Bond Insurer 



Master Servicer 



Servicer 



Trustee 



The Money Shoppe 
555 Mockingbird Lane 
Scarsdale, NY 10247 
(914)555-2121 

Chase Securities 
270 Park Avenue, 44th Floor 
New York, NY 10010 
(212) 746-9893 

Merrill Lynch 

World Financial Center 

North Tower 

New York, NY 10281 

(212) 499-0033 

MBIA 

111 King Street 
Armonk, NY 23456 
(800) 123-4567 

First Southern 

121 Broadway, 45th Floor 

New York, NY 10001 

(212) 123-4567 

The Money Shoppe 
555 Mockingbird Lane 
Scarsdale, NY 10247 
(914) 555-2121 

California Trust 
321 Smithville Road 
Torrence, CA 94120 

(213) 546-8899 



Contact: 

Bob Jones, Investor Relations 
biones@monevshoppe.com 

Contact: 

Jeff Roads, ABS 
iroads@chase.com 

Contact: 

Vito DeMarco, ABS 
vdemarco@ml.com 



Contact: 

Ellen McDonald 

emcdonald@mbia.com 

Contact: 

Patrick O'Hanlon 
pohanlon@fs.com 

Contact: 

Joe Little, Servicing 
ioelittle@monevshoppe.com 

Contact: 
Will Nevins 

wnevins@caltrust.com 



•Hb. IV. 



Trust and Related Services 
Structured Finance 
Investor Reporting 
Trustee Reporting | Performance Analytics 



Personal | Small Business | 
Corporate & Institutional | About Chase 

CHASE The right reiatiomshir is eviRrrHmg. 0 



Back to Top 



Transaction Performance Analytics 

COLLATERAL DESCRIPTION 



Collateral Balances (millions) 




Original 


Current 


Group I 


$30.0 


$18.0 


Group II 


$70.0 


$56.3 



Collateral Breakout 



LTV* 


(millions) 




0-70% 


$20 


40% 


70-80% 


$20 


40% 


80-90% 


$5 


10% 


90+% 


$5 


10% 



^Remaining Balance/Original Value 



Group Definitions 
Loan Group I 

As of the Statistical Calculation Date, the average Loan Balance of Loan Group I was $79, 312.24; 
the Coupon Rates of such Home Equity Loans ranged from 6.99% to 17.99%; the weighted average 
Loan-to- Value Ratio of Loan Group I was 79.37%; the weighted average Combined Loan-to- Value 
Ratio of Loan Group I was 79.63%; the weighted average Coupon Rate of Loan Group I was 
10.01%; the weighted average remaining term to maturity of Loan Group I was 357.34 months; and 
the weighted average original term to maturity of Loan Group I was 358.70 months. The remaining 
terms to maturity as of the Statistical Calculation Date of Loan Group I ranged from 240 months to 
360 months. The minimum and maximum Loan Balances of Loan Group I as of the Statistical 
Calculation Date were $7,320.68 and $283,685.26 respectively. No Home Equity Loans in Loan 
Group I will mature later than September 5, 2028. 7,53 1 of the Home Equity Loans in Loan Group I 
are secured by first mortgages representing 99.49% of the Loan Balance of the Home Equity Loans in 
Loan Group I and 83 of the Home Equity loans in Loan Group I are secured by second lien mortgages 
representing in the aggregate o.5 1% of the Loan Balance of Loan Group I Loans. 



Loan Group II 



As of the Stat.st.cal Calculation Date, the average Loan Balance of the Home Equity Loans in Loan 

? 50/ to Ta£?' h ' f? UP ° n ^ ° f H ° me Equity L0anS in Loan Gr ° u ? IIa ran § ed fr ™ 
7.25/0 to 16.00 /o; the weighted average Loan-to- Value Ratio of Loan Group Ila was 80 91%- the 

weighted average Coupon Rate of the Home Equity Loans in Loan Group Ila was 10 69% ' the 

weighted average remaining term to maturity of the Home Equity Loans in Loan Group Ila 358 57 

months; and the weighted average original term to maturity of the Home Equity Loans in loan Group 

Ila .,59.9, months. The Statistical Calculation Date were ranged from 179 months to 360 months The 

minimum and maximum Loan Balances of the Home Equity Loans in Loan Group. Ila as of the 

Statistical Calculatton Date were $9,988.75 and $424,500.00, respectively. Nome of the Home Equity 

Loans m Loan Group Ila contaui "balloon" payments. No Home Equity Loan in Loan Group II Jl 

mature £ter than September 1, 2028. All of the Home Equity Loans in Loan Group Ila are secured by 



Tranytion Performa ni^ n il^ lii 

Money Shoppe 97-2: Collateral Prepayments 



I3C 



Prepayments (%CPR) 




Projection At 
Time of Issue 


One-Month 


3-month 


6-month 


Life 


Group I 


22.0 


18.6 


19.4 


16.2 


15.5 


Group_II 


29.0 
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21.1 
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Transaction Performance Analytics 



Money Shoppe 97-2: Delinquency Analysis 
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MoneyShoppe9^ Loss Analysis 



Loans in 
Foreclosure 

(Included in 
Delinquencies) 


Number 


Principal 
Balance 


% 


GrouD I 


1 


$160,000 


1.1% 


GrouD II 


1 


$110,000 


0.9% 



Loans in Bankrupcy 

(Included in 
Delinquencies) 


Number 


Principal 
Balance 


% 


GrouD I 


3 


$180,000 


1.1% 


GrouD II 


1 


$110,000 


0.9% 
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REO Properties 

(NOT Included in 
Delinquencies) 


Number 


Principal 
Balance 


% 


GrouD I 


1 


$155,000 


0.8% 


Group U 


1 


$110,000 


0.9% 
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Cumulative Losses 
(% of Original Collateral) 
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Months from Issuance 
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Losses 


/ 


Current 
Month 


$52,631 


Last 
Month 


$27,243 


Losses- 
to-Date 


$1,246,444 
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Trigger Testing 
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